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JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For June 2013
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 2025 On 01-August-13 Bond Future 117.73 117.6913 117.7271 117.6913 0.00
03/06/2013 2025 On 01-August-13 117.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 2025 On 01-August-13 118.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 2025 On 01-August-13 118.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 2025 On 01-August-13 118.01 Put Bond Future 283 0 283 0 0.00
03/06/2013 2025 On 01-August-13 118.00 Put Bond Future 273 0 273 0 0.00
03/06/2013 2025 On 01-August-13 117.99 Put Bond Future 263 0 263 0 0.00
03/06/2013 2038 On 01-August-13 Bond Future 111.01 110.9715 111.0084 110.9715 9.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 2038 On 01-August-13 114.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 2038 On 01-August-13 115.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 2038 On 01-August-13 115.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 2038 On 01-August-13 115.00 Put Bond Future 3992 4 3992 4 0.00
03/06/2013 2038 On 01-August-13 115.01 Put Bond Future 4002 4 4002 4 0.00
03/06/2013 2038 On 01-August-13 114.99 Put Bond Future 3982 4 3982 4 0.00
03/06/2013 2050 On 01-August-13 Bond Future 117.08 117.0415 117.0808 117.0415 122.00
03/06/2013 2050 On 01-August-13 118.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 2050 On 01-August-13 119.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 2050 On 01-August-13 119.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 2050 On 01-August-13 119.01 Put Bond Future 1929 2 1929 2 0.00
03/06/2013 2050 On 01-August-13 119.00 Put Bond Future 1919 2 1919 2 0.00
03/06/2013 2050 On 01-August-13 118.99 Put Bond Future 1909 2 1909 2 0.00
03/06/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 AL37 On 01-August-13 Index Future 412.38 410.7410 412.3760 410.7410 75.00
03/06/2013 AL37 On 07-November-13 Index Future 418.20 416.5390 418.1970 416.5390 0.00
03/06/2013 AL7T On 01-August-13 Index Future 493.79 490.7480 493.7920 490.7480 1.00
03/06/2013 AL7T On 07-November-13 Index Future 500.76 497.6750 500.7620 497.6750 0.00
03/06/2013 ALBI On 01-August-13 Index Future 441.26 438.5340 441.2590 438.5340 736.00
03/06/2013 ALBI On 07-November-13 Index Future 447.49 4447230 447.4870 4447230 85.00
03/06/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
03/06/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/06/2013 EL28 On 01-August-13 Bond Future 114.32 114.2785 114.3164 114.2785 0.00
03/06/2013 EL28 On 01-August-13 115.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 EL28 On 01-August-13 114.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 EL28 On 01-August-13 115.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 EL28 On 01-August-13 115.01 Put Bond Future 694 1 694 1 0.00
03/06/2013 EL28 On 01-August-13 114.99 Put Bond Future 674 1 674 1 0.00
03/06/2013 EL28 On 01-August-13 115.00 Put Bond Future 684 1 684 1 0.00
03/06/2013 ES33 On 01-August-13 Bond Future 9.00 88.3441 8.9986 88.3441 292.00
03/06/2013 ES33 On 01-August-13 9.00 Call Bond Future 12 0 12 0 0.00
03/06/2013 ES33 On 01-August-13 91.02 Call Bond Future 78053 77 78053 77 0.00
03/06/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
03/06/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 1 0 1 0.00
03/06/2013 ES33 On 07-November-13 Bond Future 9.10 85.8098 9.1036 85.8098 0.00
03/06/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
03/06/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
03/06/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
03/06/2013 ES33 On 07-November-13 8.51 Put Bond Future 5007 6 5007 6 0.00
03/06/2013 ES33 On 07-November-13 8.50 Put Bond Future 5096 6 5096 6 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 ES33 On 07-November-13 8.49 Put Bond Future 5184 6 5184 6 0.00
03/06/2013 GOVI On 01-August-13 GovVvI 440.69 437.9770 440.6940 437.9770 377.00
03/06/2013 GOVI On 01-August-13 445,99 Call GOV 0 0 0 0 0.00
03/06/2013 GOVI On 01-August-13 446.00 Call GovI 0 0 0 0 0.00
03/06/2013 GOVI On 01-August-13 446.01 Call GovI 0 0 0 0 0.00
03/06/2013 GOVI On 01-August-13 446.01 Put GOV 53160 8 53160 8 0.00
03/06/2013 GOVI On 01-August-13 446.00 Put GovI 53060 8 53060 8 0.00
03/06/2013 GOVI On 01-August-13 445,99 Put GovI 52960 8 52960 8 0.00
03/06/2013 GOVI On 07-November-13 GOV 446.91 444.1580 446.9140 444.1580 0.00
03/06/2013 GOVI On 07-November-13 445.99 Call GovI 9240 0 9240 0 0.00
03/06/2013 GOVI On 07-November-13 446.00 Call GovVvI 9140 0 9140 0 0.00
03/06/2013 GOVI On 07-November-13 446.01 Call GOV 9040 0 9040 0 0.00
03/06/2013 GOVI On 07-November-13 446.01 Put GovI 0 2 0 2 0.00
03/06/2013 GOVI On 07-November-13 446.00 Put GovI 0 2 0 2 0.00
03/06/2013 GOVI On 07-November-13 445,99 Put GOV 0 2 0 2 0.00
03/06/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
03/06/2013 IGOV On 01-August-13 Index Future 206.01 205.8470 206.0060 205.8470 1,050.00
03/06/2013 IGOV On 07-November-13 Index Future 208.94 208.7800 208.9410 208.7800 7.00
03/06/2013 ILBI On 01-August-13 Index Future 558.16 568.1480 558.1570 568.1480 186.00
03/06/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
03/06/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
03/06/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
03/06/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
03/06/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
03/06/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
03/06/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.13 94.8400 5.1250 94.8400 750.00
03/06/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.18 94.7900 5.1800 94.7900 0.00
03/06/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.22 94.7200 5.2200 94.7200 0.00
03/06/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.24 94.6900 5.2400 94.6900 1,700.00
03/06/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.26 94.6700 5.2600 94.6700 0.00
03/06/2013 JBAF On 20-November-13 Jibar Tradeable Future 5.29 94.6400 5.2900 94.6400 0.00
03/06/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.31 94.6200 5.3100 94.6200 1,500.00
03/06/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.42 94.4900 5.4200 94.4900 0.00
03/06/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.58 94.3200 5.5800 94.3200 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
03/06/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.76 94.1400 5.7600 94.1400 0.00
03/06/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.96 93.9300 5.9600 93.9300 0.00
03/06/2013 JBAF On 18-March-15 Jibar Tradeable Future 6.17 93.7300 6.1700 93.7300 0.00
03/06/2013 R023 On 01-August-13 Bond Future 7.10 107.0084 7.1042 107.0084 9,415.00
03/06/2013 R023 On 01-August-13 7.29 Call Bond Future 1300 1 1300 1 0.00
03/06/2013 R023 On 01-August-13 7.31 Call Bond Future 1439 1 1439 1 0.00
03/06/2013 R023 On 01-August-13 7.30 Call Bond Future 1369 1 1369 1 0.00
03/06/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 07-November-13 Bond Future 7.18 104.6031 7.1786 104.6031 0.00
03/06/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
03/06/2013 R023 On 07-November-13 6.50 Put Bond Future 4794 6 4794 6 0.00
03/06/2013 R023 On 07-November-13 6.51 Put Bond Future 4722 5 4722 5 0.00
03/06/2013 R023 On 07-November-13 6.49 Put Bond Future 4867 6 4867 6 0.00
03/06/2013 R157 On 01-August-13 Bond Future 5.70 120.3675 5.6960 120.3675 7,776.00
03/06/2013 R157 On 01-August-13 116.11 Call Bond Future 91113 91 91113 91 0.00
03/06/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
03/06/2013 R157 On 07-November-13 Bond Future 5.76 115.2600 5.7645 115.2600 0.00
03/06/2013 R157 On 07-November-13 5.59 Call Bond Future 398 0 398 0 0.00
03/06/2013 R157 On 07-November-13 5.61 Call Bond Future 414 0 414 0 0.00
03/06/2013 R157 On 07-November-13 5.60 Call Bond Future 406 0 406 0 0.00
03/06/2013 R157 On 07-November-13 5.60 Put Bond Future 715 1 715 1 0.00
03/06/2013 R157 On 07-November-13 5.61 Put Bond Future 704 1 704 1 0.00
03/06/2013 R157 On 07-November-13 5.59 Put Bond Future 726 1 726 1 0.00
03/06/2013 R157 On 06-February-14 Bond Future 5.83 116.8115 5.8309 116.8115 0.00
03/06/2013 R157 On 06-February-14 5.66 Call Bond Future 485 0 485 0 0.00
03/06/2013 R157 On 06-February-14 5.64 Call Bond Future 471 0 471 0 0.00
03/06/2013 R157 On 06-February-14 5.65 Call Bond Future 478 0 478 0 0.00
03/06/2013 R157 On 06-February-14 5.65 Put Bond Future 771 1 771 1 0.00
03/06/2013 R157 On 06-February-14 5.64 Put Bond Future 780 1 780 1 0.00
03/06/2013 R157 On 06-February-14 5.66 Put Bond Future 762 1 762 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 R157 On 08-May-14 Bond Future 5.90 111.5843 5.9020 111.5843 0.00
03/06/2013 R157 On 08-May-14 5.21 Call Bond Future 166 0 166 0 0.00
03/06/2013 R157 On 08-May-14 5.20 Call Bond Future 163 0 163 0 0.00
03/06/2013 R157 On 08-May-14 5.19 Call Bond Future 160 0 160 0 0.00
03/06/2013 R157 On 08-May-14 519 Put Bond Future 1134 1 1134 1 0.00
03/06/2013 R157 On 08-May-14 5.20 Put Bond Future 1123 1 1123 1 0.00
03/06/2013 R157 On 08-May-14 5.21 Put Bond Future 1112 1 1112 1 0.00
03/06/2013 R186 On 01-August-13 Bond Future 7.50 125.1894 7.4970 125.1894 62,318.00
03/06/2013 R186 On 01-August-13 7.20 Call Bond Future 1170 1 1170 1 6,800.00
03/06/2013 R186 On 01-August-13 7.25 Call Bond Future 1332 1 1332 1 5,315.00
03/06/2013 R186 On 01-August-13 7.50 Call Bond Future 2362 0 2362 0 6,800.00
03/06/2013 R186 On 01-August-13 128.26 Call Bond Future 117117 116 117117 116 0.00
03/06/2013 R186 On 01-August-13 7.00 Call Bond Future 661 0 661 0 0.00
03/06/2013 R186 On 01-August-13 6.50 Call Bond Future 106 0 106 0 500.00
03/06/2013 R186 On 01-August-13 6.80 Call Bond Future 339 0 339 0 0.00
03/06/2013 R186 On 01-August-13 6.75 Call Bond Future 282 0 282 0 1,000.00
03/06/2013 R186 On 01-August-13 6.75 Put Bond Future 7889 9 7889 9 0.00
03/06/2013 R186 On 01-August-13 6.80 Put Bond Future 7417 8 7417 8 100.00
03/06/2013 R186 On 01-August-13 6.50 Put Bond Future 10401 12 10401 12 0.00
03/06/2013 R186 On 01-August-13 7.00 Put Bond Future 5652 7 5652 7 4,100.00
03/06/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
03/06/2013 R186 On 01-August-13 7.50 Put Bond Future 2332 0 2332 0 0.00
03/06/2013 R186 On 01-August-13 7.25 Put Bond Future 3778 5 3778 5 0.00
03/06/2013 R186 On 01-August-13 7.20 Put Bond Future 4120 5 4120 5 2,957.00
03/06/2013 R186 On 07-November-13 Bond Future 7.57 126.9564 7.5733 126.9564 540.00
03/06/2013 R186 On 07-November-13 8.15 Call Bond Future 7170 6 7170 6 0.00
03/06/2013 R186 On 07-November-13 8.16 Call Bond Future 7234 6 7234 6 0.00
03/06/2013 R186 On 07-November-13 8.75 Call Bond Future 11293 10 11293 10 0.00
03/06/2013 R186 On 07-November-13 6.50 Call Bond Future 715 1 715 1 5,290.00
03/06/2013 R186 On 07-November-13 8.14 Call Bond Future 7107 6 7107 6 0.00
03/06/2013 R186 On 07-November-13 6.75 Call Bond Future 1142 1 1142 1 1,000.00
03/06/2013 R186 On 07-November-13 6.75 Put Bond Future 9368 10 9368 10 0.00
03/06/2013 R186 On 07-November-13 8.14 Put Bond Future 1851 2 1851 2 0.00
03/06/2013 R186 On 07-November-13 6.50 Put Bond Future 11588 13 11588 13 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 R186 On 07-November-13 8.75 Put Bond Future 723 1 723 1 1,030.00
03/06/2013 R186 On 07-November-13 8.16 Put Bond Future 1798 2 1798 2 0.00
03/06/2013 R186 On 07-November-13 8.15 Put Bond Future 1824 2 1824 2 0.00
03/06/2013 R186 On 06-February-14 Bond Future 7.64 123.3747 7.6433 123.3747 0.00
03/06/2013 R186 On 06-February-14 7.75 Call Bond Future 5420 5 5420 5 0.00
03/06/2013 R186 On 06-February-14 7.76 Call Bond Future 5470 5 5470 5 0.00
03/06/2013 R186 On 06-February-14 7.74 Call Bond Future 5372 5 5372 5 0.00
03/06/2013 R186 On 06-February-14 7.74 Put Bond Future 4471 5 4471 5 0.00
03/06/2013 R186 On 06-February-14 7.76 Put Bond Future 4385 5 4385 5 0.00
03/06/2013 R186 On 06-February-14 7.75 Put Bond Future 4427 5 4427 5 0.00
03/06/2013 R186 On 08-May-14 Bond Future 7.72 125.0457 7.7162 125.0457 0.00
03/06/2013 R186 On 08-May-14 7.10 Call Bond Future 3290 3 3290 3 0.00
03/06/2013 R186 On 08-May-14 7.09 Call Bond Future 3258 3 3258 3 0.00
03/06/2013 R186 On 08-May-14 7.11 Call Bond Future 3323 3 3323 3 0.00
03/06/2013 R186 On 08-May-14 7.11 Put Bond Future 9056 10 9056 10 0.00
03/06/2013 R186 On 08-May-14 7.09 Put Bond Future 9186 10 9186 10 0.00
03/06/2013 R186 On 08-May-14 7.10 Put Bond Future 9121 10 9121 10 0.00
03/06/2013 R197 On 01-August-13 Bond Future 293.03 292.9462 293.0333 292.9462 2,498.00
03/06/2013 R197 On 01-August-13 29499 Call Bond Future 0 0 0 0 0.00
03/06/2013 R197 On 01-August-13 295.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 R197 On 01-August-13 295.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 R197 On 01-August-13 295.01 Put Bond Future 1977 2 1977 2 0.00
03/06/2013 R197 On 01-August-13 295.00 Put Bond Future 1967 2 1967 2 0.00
03/06/2013 R197 On 01-August-13 29499 Put Bond Future 1957 2 1957 2 0.00
03/06/2013 R201 On 01-August-13 Bond Future 5.41 105.3696 5.4113 105.3696 0.00
03/06/2013 R201 On 01-August-13 107.45 Call Bond Future 68208 68 68208 68 0.00
03/06/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
03/06/2013 R201 On 07-November-13 Bond Future 5.44 106.8569 5.4389 106.8569 0.00
03/06/2013 R201 On 07-November-13 4.79 Call Bond Future 65 0 65 0 0.00
03/06/2013 R201 On 07-November-13 4.81 Call Bond Future 69 0 69 0 0.00
03/06/2013 R201 On 07-November-13 4.80 Call Bond Future 67 0 67 0 0.00
03/06/2013 R201 On 07-November-13 4.80 Put Bond Future 766 1 766 1 0.00
03/06/2013 R201 On 07-November-13 4.81 Put Bond Future 757 1 757 1 0.00
03/06/2013 R201 On 07-November-13 479 Put Bond Future 775 1 775 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
03/06/2013 R201 On 06-February-14 Bond Future 5.44 103.8864 5.4409 103.8864 0.00
03/06/2013 R201 On 06-February-14 5.26 Call Bond Future 241 0 241 0 0.00
03/06/2013 R201 On 06-February-14 5.24 Call Bond Future 234 0 234 0 0.00
03/06/2013 R201 On 06-February-14 5.25 Call Bond Future 237 0 237 0 0.00
03/06/2013 R201 On 06-February-14 5.25 Put Bond Future 399 0 399 0 0.00
03/06/2013 R201 On 06-February-14 5.24 Put Bond Future 404 0 404 0 0.00
03/06/2013 R201 On 06-February-14 5.26 Put Bond Future 394 0 394 0 0.00
03/06/2013 R201 On 08-May-14 Bond Future 5.44 105.2934 5.4352 105.2934 0.00
03/06/2013 R201 On 08-May-14 476 Call Bond Future 76 0 76 0 0.00
03/06/2013 R201 On 08-May-14 4.75 Call Bond Future 75 0 75 0 0.00
03/06/2013 R201 On 08-May-14 4.74 Call Bond Future 73 0 73 0 0.00
03/06/2013 R201 On 08-May-14 4.74 Put Bond Future 493 1 493 1 0.00
03/06/2013 R201 On 08-May-14 4.75 Put Bond Future 489 1 489 1 0.00
03/06/2013 R201 On 08-May-14 476 Put Bond Future 484 1 484 1 0.00
03/06/2013 R202 On 01-August-13 Bond Future 218.24 218.1693 218.2398 218.1693 44,020.00
03/06/2013 R202 On 01-August-13 222.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 R202 On 01-August-13 223.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 R202 On 01-August-13 223.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 R202 On 01-August-13 223.00 Put Bond Future 4760 5 4760 5 0.00
03/06/2013 R202 On 01-August-13 223.01 Put Bond Future 4770 5 4770 5 0.00
03/06/2013 R202 On 01-August-13 22299 Put Bond Future 4750 5 4750 5 0.00
03/06/2013 R203 On 01-August-13 Bond Future 6.24 110.0518 6.2448 110.0518 4,182.00
03/06/2013 R203 On 01-August-13 109.11 Call Bond Future 97173 97 97173 97 0.00
03/06/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
03/06/2013 R203 On 07-November-13 Bond Future 6.32 107.4456 6.3236 107.4456 0.00
03/06/2013 R203 On 07-November-13 571 Call Bond Future 335 0 335 0 15.00
03/06/2013 R203 On 07-November-13 5.99 Call Bond Future 611 0 611 0 0.00
03/06/2013 R203 On 07-November-13 6.00 Call Bond Future 623 0 623 0 0.00
03/06/2013 R203 On 07-November-13 571.00 Call Bond Future 105556 105 105556 105 0.00
03/06/2013 R203 On 07-November-13 6.01 Call Bond Future 635 0 635 0 0.00
03/06/2013 R203 On 07-November-13 6.01 Put Bond Future 1739 2 1739 2 0.00
03/06/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
03/06/2013 R203 On 07-November-13 6.00 Put Bond Future 1762 2 1762 2 0.00
03/06/2013 R203 On 07-November-13 5.99 Put Bond Future 1785 2 1785 2 0.00
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03/06/2013 R203 On 07-November-13 5.71 Put Bond Future 2507 3 2507 3 0.00
03/06/2013 R203 On 06-February-14 Bond Future 6.40 108.8917 6.3997 108.8917 0.00
03/06/2013 R203 On 06-February-14 6.16 Call Bond Future 948 1 948 1 0.00
03/06/2013 R203 On 06-February-14 5.95 Call Bond Future 690 1 690 1 16.00
03/06/2013 R203 On 06-February-14 6.15 Call Bond Future 935 1 935 1 0.00
03/06/2013 R203 On 06-February-14 6.14 Call Bond Future 921 1 921 1 0.00
03/06/2013 R203 On 06-February-14 6.14 Put Bond Future 1776 2 1776 2 0.00
03/06/2013 R203 On 06-February-14 6.15 Put Bond Future 1756 2 1756 2 0.00
03/06/2013 R203 On 06-February-14 5.95 Put Bond Future 2175 2 2175 2 0.00
03/06/2013 R203 On 06-February-14 6.16 Put Bond Future 1737 2 1737 2 0.00
03/06/2013 R203 On 08-May-14 Bond Future 6.48 106.2053 6.4781 106.2053 0.00
03/06/2013 R203 On 08-May-14 5.76 Call Bond Future 513 0 513 0 0.00
03/06/2013 R203 On 08-May-14 5.74 Call Bond Future 497 0 497 0 0.00
03/06/2013 R203 On 08-May-14 5.75 Call Bond Future 505 0 505 0 0.00
03/06/2013 R203 On 08-May-14 5.75 Put Bond Future 2760 3 2760 3 0.00
03/06/2013 R203 On 08-May-14 5.74 Put Bond Future 2783 3 2783 3 0.00
03/06/2013 R203 On 08-May-14 5.76 Put Bond Future 2737 3 2737 3 0.00
03/06/2013 R204 On 01-August-13 Bond Future 6.44 107.5748 6.4393 107.5748 13,569.00
03/06/2013 R204 On 01-August-13 110.75 Call Bond Future 99107 99 99107 99 0.00
03/06/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
03/06/2013 R204 On 07-November-13 Bond Future 6.51 109.0932 6.5119 109.0932 0.00
03/06/2013 R204 On 07-November-13 6.29 Call Bond Future 1054 1 1054 1 0.00
03/06/2013 R204 On 07-November-13 6.30 Call Bond Future 1072 1 1072 1 0.00
03/06/2013 R204 On 07-November-13 6.31 Call Bond Future 1090 1 1090 1 0.00
03/06/2013 R204 On 07-November-13 7.00 Call Bond Future 2829 2 2829 2 0.00
03/06/2013 R204 On 07-November-13 7.00 Put Bond Future 682 1 682 1 1,270.00
03/06/2013 R204 On 07-November-13 6.31 Put Bond Future 1994 2 1994 2 0.00
03/06/2013 R204 On 07-November-13 6.30 Put Bond Future 2020 2 2020 2 0.00
03/06/2013 R204 On 07-November-13 6.29 Put Bond Future 2047 2 2047 2 0.00
03/06/2013 R204 On 06-February-14 Bond Future 6.58 106.5307 6.5788 106.5307 0.00
03/06/2013 R204 On 06-February-14 6.40 Call Bond Future 1491 1 1491 1 0.00
03/06/2013 R204 On 06-February-14 6.39 Call Bond Future 1472 1 1472 1 0.00
03/06/2013 R204 On 06-February-14 6.41 Call Bond Future 1510 1 1510 1 0.00
03/06/2013 R204 On 06-February-14 6.41 Put Bond Future 2230 2 2230 2 0.00
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03/06/2013 R204 On 06-February-14 6.39 Put Bond Future 2278 2 2278 2 0.00
03/06/2013 R204 On 06-February-14 6.40 Put Bond Future 2254 2 2254 2 0.00
03/06/2013 R204 On 08-May-14 Bond Future 6.65 107.9735 6.6521 107.9735 0.00
03/06/2013 R204 On 08-May-14 6.05 Call Bond Future 944 1 944 1 0.00
03/06/2013 R204 On 08-May-14 6.06 Call Bond Future 958 1 958 1 0.00
03/06/2013 R204 On 08-May-14 6.04 Call Bond Future 931 1 931 1 0.00
03/06/2013 R204 On 08-May-14 6.04 Put Bond Future 3439 4 3439 4 0.00
03/06/2013 R204 On 08-May-14 6.06 Put Bond Future 3382 4 3382 4 0.00
03/06/2013 R204 On 08-May-14 6.05 Put Bond Future 3410 4 3410 4 0.00
03/06/2013 R206 On 01-August-13 Bond Future 5.35 101.2987 5.3543 101.2987 0.00
03/06/2013 R206 On 01-August-13 103.94 Call Bond Future 30344 30 30344 30 0.00
03/06/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
03/06/2013 R206 On 07-November-13 Bond Future 5.43 102.7285 5.4268 102.7285 0.00
03/06/2013 R206 On 07-November-13 429 Call Bond Future 12 0 12 0 0.00
03/06/2013 R206 On 07-November-13 4.31 Call Bond Future 13 0 13 0 0.00
03/06/2013 R206 On 07-November-13 4.30 Call Bond Future 12 0 12 0 0.00
03/06/2013 R206 On 07-November-13 4.30 Put Bond Future 214 0 214 0 0.00
03/06/2013 R206 On 07-November-13 4.31 Put Bond Future 212 0 212 0 0.00
03/06/2013 R206 On 07-November-13 4.29 Put Bond Future 215 0 215 0 0.00
03/06/2013 R207 On 01-August-13 Bond Future 6.73 102.6002 6.7283 102.6002 13,651.00
03/06/2013 R207 On 01-August-13 106.18 Call Bond Future 95547 95 95547 95 0.00
03/06/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
03/06/2013 R207 On 07-November-13 Bond Future 6.80 104.0483 6.8031 104.0483 0.00
03/06/2013 R207 On 07-November-13 6.69 Call Bond Future 1519 1 1519 1 0.00
03/06/2013 R207 On 07-November-13 6.70 Call Bond Future 1542 1 1542 1 0.00
03/06/2013 R207 On 07-November-13 6.71 Call Bond Future 1566 1 1566 1 0.00
03/06/2013 R207 On 07-November-13 6.71 Put Bond Future 2036 2 2036 2 0.00
03/06/2013 R207 On 07-November-13 6.70 Put Bond Future 2064 2 2064 2 0.00
03/06/2013 R207 On 07-November-13 6.69 Put Bond Future 2091 2 2091 2 0.00
03/06/2013 R207 On 06-February-14 Bond Future 6.87 101.8091 6.8734 101.8091 0.00
03/06/2013 R207 On 06-February-14 6.66 Call Bond Future 1774 1 1774 1 0.00
03/06/2013 R207 On 06-February-14 6.65 Call Bond Future 1753 1 1753 1 0.00
03/06/2013 R207 On 06-February-14 6.64 Call Bond Future 1732 1 1732 1 0.00
03/06/2013 R207 On 06-February-14 6.64 Put Bond Future 2872 3 2872 3 0.00
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03/06/2013 R207 On 06-February-14 6.65 Put Bond Future 2844 3 2844 3 0.00
03/06/2013 R207 On 06-February-14 6.66 Put Bond Future 2816 3 2816 3 0.00
03/06/2013 R207 On 08-May-14 Bond Future 6.95 103.1880 6.9520 103.1880 0.00
03/06/2013 R207 On 08-May-14 6.21 Call Bond Future 1033 1 1033 1 0.00
03/06/2013 R207 On 08-May-14 6.19 Call Bond Future 1006 1 1006 1 0.00
03/06/2013 R207 On 08-May-14 6.20 Call Bond Future 1020 1 1020 1 0.00
03/06/2013 R207 On 08-May-14 6.20 Put Bond Future 4602 5 4602 5 0.00
03/06/2013 R207 On 08-May-14 6.19 Put Bond Future 4637 5 4637 5 0.00
03/06/2013 R207 On 08-May-14 6.21 Put Bond Future 4567 5 4567 5 0.00
03/06/2013 R208 On 01-August-13 Bond Future 6.82 101.3703 6.8183 101.3703 10,583.00
03/06/2013 R208 On 01-August-13 101.40 Call Bond Future 92902 92 92902 92 0.00
03/06/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
03/06/2013 R208 On 07-November-13 Bond Future 6.89 99.4052 6.8897 99.4052 0.00
03/06/2013 R208 On 07-November-13 6.79 Call Bond Future 1798 1 1798 1 0.00
03/06/2013 R208 On 07-November-13 6.80 Call Bond Future 1824 1 1824 1 0.00
03/06/2013 R208 On 07-November-13 6.81 Call Bond Future 1851 1 1851 1 0.00
03/06/2013 R208 On 07-November-13 7.50 Call Bond Future 4209 4 4209 4 0.00
03/06/2013 R208 On 07-November-13 7.50 Put Bond Future 812 1 812 1 1,520.00
03/06/2013 R208 On 07-November-13 6.81 Put Bond Future 2305 3 2305 3 0.00
03/06/2013 R208 On 07-November-13 6.80 Put Bond Future 2335 3 2335 3 0.00
03/06/2013 R208 On 07-November-13 6.79 Put Bond Future 2366 3 2366 3 0.00
03/06/2013 R208 On 06-February-14 Bond Future 6.96 100.7430 6.9552 100.7430 0.00
03/06/2013 R208 On 06-February-14 6.75 Call Bond Future 2060 2 2060 2 0.00
03/06/2013 R208 On 06-February-14 6.74 Call Bond Future 2036 2 2036 2 0.00
03/06/2013 R208 On 06-February-14 6.76 Call Bond Future 2084 2 2084 2 0.00
03/06/2013 R208 On 06-February-14 6.76 Put Bond Future 3167 3 3167 3 0.00
03/06/2013 R208 On 06-February-14 6.74 Put Bond Future 3231 3 3231 3 0.00
03/06/2013 R208 On 06-February-14 6.75 Put Bond Future 3199 3 3199 3 0.00
03/06/2013 R208 On 08-May-14 Bond Future 7.02 98.7108 7.0233 98.7108 0.00
03/06/2013 R208 On 08-May-14 6.30 Call Bond Future 1278 1 1278 1 0.00
03/06/2013 R208 On 08-May-14 6.31 Call Bond Future 1294 1 1294 1 0.00
03/06/2013 R208 On 08-May-14 6.29 Call Bond Future 1262 1 1262 1 0.00
03/06/2013 R208 On 08-May-14 6.29 Put Bond Future 5273 6 5273 6 0.00
03/06/2013 R208 On 08-May-14 6.31 Put Bond Future 5193 6 5193 6 0.00
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03/06/2013 R208 On 08-May-14 6.30 Put Bond Future 5233 6 5233 6 0.00
03/06/2013 R209 On 01-August-13 Bond Future 8.40 79.7513 8.4035 79.7513 9,942.00
03/06/2013 R209 On 01-August-13 79.36 Call Bond Future 70568 70 70568 70 0.00
03/06/2013 R209 On 01-August-13 8.00 Call Bond Future 831 1 831 1 0.00
03/06/2013 R209 On 01-August-13 8.00 Put Bond Future 4313 5 4313 5 2,000.00
03/06/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
03/06/2013 R209 On 07-November-13 Bond Future 8.48 77.7326 8.4823 77.7326 0.00
03/06/2013 R209 On 07-November-13 8.65 Call Bond Future 4322 4 4322 4 0.00
03/06/2013 R209 On 07-November-13 8.79 Call Bond Future 4960 4 4960 4 0.00
03/06/2013 R209 On 07-November-13 8.80 Call Bond Future 5007 4 5007 4 0.00
03/06/2013 R209 On 07-November-13 9.50 Call Bond Future 8661 8 8661 8 0.00
03/06/2013 R209 On 07-November-13 8.81 Call Bond Future 5054 4 5054 4 0.00
03/06/2013 R209 On 07-November-13 8.81 Put Bond Future 2432 3 2432 3 0.00
03/06/2013 R209 On 07-November-13 9.50 Put Bond Future 951 1 951 1 980.00
03/06/2013 R209 On 07-November-13 8.80 Put Bond Future 2463 3 2463 3 0.00
03/06/2013 R209 On 07-November-13 8.79 Put Bond Future 2494 3 2494 3 0.00
03/06/2013 R209 On 07-November-13 8.65 Put Bond Future 2963 3 2963 3 4,700.00
03/06/2013 R209 On 06-February-14 Bond Future 8.55 78.7789 8.5548 78.7789 0.00
03/06/2013 R209 On 06-February-14 8.56 Call Bond Future 4603 4 4603 4 0.00
03/06/2013 R209 On 06-February-14 8.54 Call Bond Future 4525 4 4525 4 0.00
03/06/2013 R209 On 06-February-14 8.55 Call Bond Future 4564 4 4564 4 0.00
03/06/2013 R209 On 06-February-14 8.55 Put Bond Future 4603 5 4603 5 0.00
03/06/2013 R209 On 06-February-14 8.54 Put Bond Future 4645 5 4645 5 0.00
03/06/2013 R209 On 06-February-14 8.56 Put Bond Future 4561 5 4561 5 0.00
03/06/2013 R209 On 08-May-14 Bond Future 8.63 76.7009 8.6284 76.7009 0.00
03/06/2013 R209 On 08-May-14 7.86 Call Bond Future 2740 2 2740 2 0.00
03/06/2013 R209 On 08-May-14 7.85 Call Bond Future 2713 2 2713 2 0.00
03/06/2013 R209 On 08-May-14 7.84 Call Bond Future 2686 2 2686 2 0.00
03/06/2013 R209 On 08-May-14 7.84 Put Bond Future 9400 10 9400 10 0.00
03/06/2013 R209 On 08-May-14 7.85 Put Bond Future 9336 10 9336 10 0.00
03/06/2013 R209 On 08-May-14 7.86 Put Bond Future 9272 10 9272 10 0.00
03/06/2013 R210 On 01-August-13 Bond Future 167.46 167.4094 167.4624 167.4094 1,237.00
03/06/2013 R210 On 01-August-13 172.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 R210 On 01-August-13 173.00 Call Bond Future 0 0 0 0 0.00
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03/06/2013 R210 On 01-August-13 173.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 R210 On 01-August-13 173.01 Put Bond Future 5548 6 5548 6 0.00
03/06/2013 R210 On 01-August-13 173.00 Put Bond Future 5538 6 5538 6 0.00
03/06/2013 R210 On 01-August-13 172.99 Put Bond Future 5528 6 5528 6 0.00
03/06/2013 R211 On 01-August-13 Bond Future 130.63 130.6010 130.6350 130.6010 522.00
03/06/2013 R211 On 01-August-13 129.99 Call Bond Future 645 1 645 1 0.00
03/06/2013 R211 On 01-August-13 130.01 Call Bond Future 625 1 625 1 0.00
03/06/2013 R211 On 01-August-13 130.00 Call Bond Future 635 1 635 1 0.00
03/06/2013 R211 On 01-August-13 130.00 Put Bond Future 0 0 0 0 0.00
03/06/2013 R211 On 01-August-13 130.01 Put Bond Future 0 0 0 0 0.00
03/06/2013 R211 On 01-August-13 129.99 Put Bond Future 0 0 0 0 0.00
03/06/2013 R212 On 01-August-13 Bond Future 136.92 136.8771 136.9178 136.8771 21,791.00
03/06/2013 R212 On 01-August-13 137.99 Call Bond Future 0 0 0 0 0.00
03/06/2013 R212 On 01-August-13 138.00 Call Bond Future 0 0 0 0 0.00
03/06/2013 R212 On 01-August-13 138.01 Call Bond Future 0 0 0 0 0.00
03/06/2013 R212 On 01-August-13 138.01 Put Bond Future 1092 1 1092 1 0.00
03/06/2013 R212 On 01-August-13 138.00 Put Bond Future 1082 1 1082 1 0.00
03/06/2013 R212 On 01-August-13 137.99 Put Bond Future 1072 1 1072 1 0.00
03/06/2013 R213 On 01-August-13 Bond Future 8.12 91.7669 8.1238 91.7669 6,831.00
03/06/2013 R213 On 01-August-13 91.25 Call Bond Future 81983 81 81983 81 0.00
03/06/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
03/06/2013 R213 On 07-November-13 Bond Future 8.20 89.5254 8.2044 89.5254 0.00
03/06/2013 R213 On 07-November-13 8.59 Call Bond Future 5438 5 5438 5 0.00
03/06/2013 R213 On 07-November-13 8.61 Call Bond Future 5539 5 5539 5 0.00
03/06/2013 R213 On 07-November-13 8.60 Call Bond Future 5488 5 5488 5 0.00
03/06/2013 R213 On 07-November-13 8.60 Put Bond Future 2245 2 2245 2 0.00
03/06/2013 R213 On 07-November-13 8.61 Put Bond Future 2216 2 2216 2 0.00
03/06/2013 R213 On 07-November-13 8.59 Put Bond Future 2274 3 2274 3 0.00
03/06/2013 R213 On 06-February-14 Bond Future 8.28 90.7302 8.2799 90.7302 0.00
03/06/2013 R213 On 06-February-14 8.31 Call Bond Future 4757 4 4757 4 0.00
03/06/2013 R213 On 06-February-14 8.29 Call Bond Future 4676 4 4676 4 0.00
03/06/2013 R213 On 06-February-14 8.30 Call Bond Future 4716 4 4716 4 0.00
03/06/2013 R213 On 06-February-14 8.30 Put Bond Future 4550 5 4550 5 0.00
03/06/2013 R213 On 06-February-14 8.29 Put Bond Future 4592 5 4592 5 0.00
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03/06/2013 R213 On 06-February-14 8.31 Put Bond Future 4508 5 4508 5 0.00
03/06/2013 R213 On 08-May-14 Bond Future 8.35 88.4204 8.3534 88.4204 0.00
03/06/2013 R213 On 08-May-14 7.66 Call Bond Future 3013 3 3013 3 0.00
03/06/2013 R213 On 08-May-14 7.65 Call Bond Future 2984 3 2984 3 0.00
03/06/2013 R213 On 08-May-14 7.64 Call Bond Future 2956 3 2956 3 0.00
03/06/2013 R213 On 08-May-14 7.64 Put Bond Future 9062 10 9062 10 0.00
03/06/2013 R213 On 08-May-14 7.65 Put Bond Future 9001 10 9001 10 0.00
03/06/2013 R213 On 08-May-14 7.66 Put Bond Future 8939 10 8939 10 0.00
03/06/2013 R214 On 01-August-13 Bond Future 8.50 80.7744 8.5029 80.7744 840.00
03/06/2013 R214 On 01-August-13 84.31 Call Bond Future 71169 70 71169 70 0.00
03/06/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
03/06/2013 R214 On 07-November-13 Bond Future 8.58 78.6304 8.5816 78.6304 0.00
03/06/2013 R214 On 07-November-13 7.79 Call Bond Future 1342 1 1342 1 0.00
03/06/2013 R214 On 07-November-13 7.80 Call Bond Future 1364 1 1364 1 0.00
03/06/2013 R214 On 07-November-13 7.81 Call Bond Future 1386 1 1386 1 0.00
03/06/2013 R214 On 07-November-13 7.81 Put Bond Future 8495 9 8495 9 0.00
03/06/2013 R214 On 07-November-13 7.80 Put Bond Future 8572 9 8572 9 0.00
03/06/2013 R214 On 07-November-13 7.79 Put Bond Future 8649 9 8649 9 0.00
03/06/2013 R248 On 01-August-13 Bond Future 8.65 104.1752 8.6456 104.1752 603.00
03/06/2013 R248 On 01-August-13 7.84 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 01-August-13 7.86 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 01-August-13 7.85 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 01-August-13 7.85 Put Bond Future 9522 10 9522 10 0.00
03/06/2013 R248 On 01-August-13 7.86 Put Bond Future 9393 10 9393 10 0.00
03/06/2013 R248 On 01-August-13 7.84 Put Bond Future 9652 10 9652 10 0.00
03/06/2013 R248 On 07-November-13 Bond Future 8.73 101.2245 8.7287 101.2245 0.00
03/06/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
03/06/2013 R248 On 07-November-13 7.86 Put Bond Future 10290 11 10290 11 0.00
03/06/2013 R248 On 07-November-13 7.85 Put Bond Future 10419 11 10419 11 0.00
03/06/2013 R248 On 07-November-13 7.84 Put Bond Future 10549 11 10549 11 0.00
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